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I SECTOR OUTLOOK
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v I Top Most Active
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Momentum Trading
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GLOW ENERGY PUBLIC COMPANY LIMITED
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Name GLOW?24C1802A Expire Date(Maturity Date) 07-Mar-2018

Underlying GLOW Last Trading Date 28-Feb-2018
Type Call Listing Date 12-Jun-2017
Strike 102.700 Conversion Ratio 7.80000

TimeDecay Per Day -0.58% Effective Gearing 6.44
Delta 27.21% Implied Volatility 38.00%
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TOP GAINER AND LOSER
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g® COMMODITY MARKET
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i Gold Futures
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- USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50Q17 1002.6 -2.90 0 -1 2 0 29 1004.53 1003.93 1008.91 0.79% 0.015 -1.36 -1.93
S50U17 996.9 -3.50 112605 41822 328606 -4494 59 1005.65 1004.43 1014.57 0.46% 0.015 -7.06 -8.75
S50V17 999.8 -2.90 0 0 #VALUE! 88 1005.58 1003.77 1018.89  0.83% 0.015 -4.16 -5.78
S50217 998.9 -3.10 8458 -17 36793 1517 149 1003.92 1000.85 1026.46 1.51% 0.015 -5.06 -5.02
S50H18 994.8 -2.60 373 -341 3265 18 241 1002.97 997.99  1039.42 1.65% 0.015 -9.16 -8.17
S50M18 989.8 -2.00 185 -158 1520 55 331 990.67 983.84  1040.74  2.96% 0.015 -14.16 -0.87
Gold Futures
Theoretical -
Series Settle Change C Vto > ¢ Change ol Change DD al).(s to PI;(.eml.umt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFQ17 20,070 40 449 -126 2,687 -218 29 20,073 20,061 20,161 -3.41 1.50%
GFV17 20,110 30 11 -133 699 -5 90 20,124 20,087 20,396 -13.67 1.50%
GFz17 20,160 50 12 -292 250 -232 149 20,172 20,111 20,622 -12.28 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDQ17 33.30 0.00 29 33.34 0.04
USbDu17 33.29 0.01 58 3341 0.03
usbv17 33.28 -0.08 88 33.49 0.02
usbzi7 33.33 -0.03 149 33.66 0.07
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